
Carrying Cost Plus
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:

   Bills 39,152,874,329.72$              39,597,554,203.90$       39,587,768,752.50$       NA

   Notes 62,176,581,824.56$              62,141,474,346.68$       61,651,762,504.00$       416,898,092.00$       

Federal Agency:

   SBA 247,843,562.04$  247,843,562.04$           251,790,529.61$            1,200,799.53$           

   MBS-REMICs 1,567,186.59$  1,567,186.59$ 1,529,976.88$  6,836.72$  

   Debentures  8,184,587,071.78$  8,182,672,988.45$         8,108,396,505.00$         75,509,041.45$         

   Debentures FR -$ -$  -$ -$  

   Debentures CL 2,250,000,000.00$  2,250,000,000.00$         2,235,914,150.00$         13,689,585.50$         

   Discount Notes 29,807,385,861.03$              30,141,723,379.95$       30,121,121,250.00$       NA

Supranational Debentures 2,970,189,533.33$  2,970,189,533.33$         2,937,719,880.00$         28,822,792.40$         

Supranational Debentures FR -$ -$  -$ -$  

CDs and YCDs FR -$ -$  -$ -$  

Bank Notes -$ -$ -$  

CDs and YCDs 15,450,015,000.00$              15,450,000,000.00$       15,446,181,621.02$       248,570,152.74$       

Commercial Paper 11,683,558,041.73$              11,815,541,750.00$       11,811,742,819.45$       NA

Corporate:

   Bonds FR -$ -$  -$ -$  

   Bonds 693,227,689.67$  692,770,418.83$           678,296,776.00$            7,163,534.78$           

Repurchase Agreements -$ -$  -$ -$  

Reverse Repurchase -$ -$  -$ -$  

Time Deposits 5,060,000,000.00$  5,060,000,000.00$         5,060,000,000.00$         NA

PMIA & GF Loans 362,908,000.00$  362,908,000.00$           362,908,000.00$            NA

TOTAL 178,040,738,100.45$            178,914,245,369.77$     178,255,132,764.46$     791,860,835.12$       

Fair Value Including Accrued Interest 179,046,993,599.58$     

Repurchase Agreements, Time Deposits, PMIA & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (0.996316042).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $19,926,320.84 or $20,000,000.00 x 0.996316042.
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